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Kenneth R. Jackson

Vice President
SCE & Rates and Regulatory Services
®

A SCANA COMPANY

March 11, 2010

Ms. Jocelyn Boyd

Interim Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, SC 29211

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for February 2010.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,

Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions

Cayce, SC - 29033-3712 - kjackson@scana.com



South Carolina Electric & Gas Company
Risk Management Program Adjustments
For February 2010

Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date
Broker Fees 579.00 21,585.44 546.10 22,710.54
Software - 134,214.61 - 134,214.61
Subscriptions - 103,500.00 - 103,500.00
Labor - 82,896.70 1,755.65 84,652.35
Carrying Cost - 307,710.91 30.08 307,740.99
Non Hedging Addition to Cost of Gas 579.00 649,907.66 2,331.83 652,818.49
Hedging Additions / (Subtractions) 2,337,480.00  44,505,664.80 387,879.60  47,231,024.40
Total 2,338,059.00  45,155,572.46 390,211.43  47,883,842.89

Interest Rate 0.3538%
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SCE&3 February 2010 Results

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

29JUL08 : 0.90 O1FEB10 0.00 19.378 5.274 {93,405.60) 47,466.00 (45,939,60)

03FEBO9 CALL : 1.00 O01FEB10 8.05 D.620 0.000 {%,200.00) 0.00 (6,200.00)

10FEBOS CALL . 1.00 O01F=310 7.70 2.670 0.000 (8,700.00) 0.00 (6,700.00)

17FEB0S CALL . 2.00 OLFEBLO 7.50 3.620 0.000 (12,400.00) 0.00 (12,400.00)

24FERDY CALL 1.00 OIFEB1Q 7.40 3.600 0.000 (6,000.00} 0.00 (6,000.00)

03MARO9 -+ CALL 1.00 OlFEB10 7.45 3.585 6.000 (5,850.00} 0.00 (5,850.00)

LOMARGS CALL 2.00 O1FEB1O . 7.15 3.580 0.000 - (11,600.00) 0.00 {11,600.00)

17TMAROD CALL © 1.00 O0LlFEB10 6.95 2.550 0.000 {5,500.00} 0.00 {5, 500.00)

24MAROS CALL 1.00 OlFEB10 7.50 D.600 0.000 (6,000.00) 0.00 (6,000.00}) {

31MRROS CALL 2,00 O01FZB10 ) 7.00 ».570 0.000. {11,400.00) 0.00 {11, 400,00} i

07APROS CALL 1.00 D1F=B1O0 §.90 0.565 0.000 (5,650.00} 6.00 (5,850.060) i

14APRO9 CALL 1.00 D01FEBLQ §.85 2.580 - 0.000 ’ {5,600.00) 0.00 (5,600.00}

21APROS CALL 2.006 OLFEB10O 6.70 ¢.580 0.000 {11,600.00) 8.00 (11,600.00)

28APRO9 CALL 1.00 OLlFEB1O 6.50 0.560 0.000 (5,600.00} 0.00 (5, 600.00)

05MAY09 ' CALL 1.00 O1FEB1O - 6.65 0.580 0.000 (5,300.00} 0.00 (5,800.00)

12MAY09 CALL 2.00 O1FEB1O0 7.15 0.540 0.000 {12,300.00). . 9.00 (12,800, 00)

19MAYQS CALL 1.00 OLFEB10 6.90 0.595 0.000 (5,950.00) 3.00 {5,950.00)

26MAY09 CALL 1.00 O1FE310 6.75 0.580 0.000 {5,300.00) 2.00 (5,800.00)

02JUNO9 CALL 1.00 01FZB1O0 7.18 0.630 0.000 (6,300.00) 5.00 {&,300.00) n

09JUNDS CALL 1.00 O01FEBLO 7.10 0.620 0.000 " {5,200.00) 3.00 (6,200.00) ]

16JUNDS CALL - 1.00 OlFEBLO 7.23 . 0.630 0.000 (6,300.00) 2.00 (6,300.00) ;

23JUN09 - CALL 1,60 OLlFEB10 §.54 0.590 0.000 {9,440.00) 2.00 {9,440.00)

30JUN09 . CALL 1.00 O1FEB10 6.60 6.590 0.000 {5,300.00) 3.00 (S, 900.00)

07JULOY - CALL 1.00 O1FEB10 6,30 0.540 0.000 15,100.00) 2.00 (5,400.00})

14JULOY CALL 2.00 01FEB10 © - 6.25 0.530 0.000 {10, 500.00) Q.00 (10, 600.,00)

21JUL0S CALL 1.00 O1FEBLO 6.45 0.560 0.000 {5,500.00) 0.00 15, 600.00)

28JULOS CALL 1.00 O1FEB10 6.25 0.550 0.000 ~{5,5300.00) 0.00 (5,500.00)

042UG09 CALL 2,00 O01FEB10 6.65 0.590 0.000 {11,800.00) 0.00 {11,800.00)

11AUG02 CALL 1.00 O01FEBLO 6.30 0.580 0.000 {5,800.00) 0.00 {5,800.00)

18AUGOY cALL 1.00 01FEBl0 . 6.08 0.550 0.000 (5,500.00) 0.00 (5,500.00})

25AUG0S CALL 2.00 O1FEB1O €.00 0.540 0.000 (10, 800.00) 0.00 {10,800.00)

01SEPO9 CALL 1.00 OIFEB1Q . 5.60 0.510 0.000 (5,100.00) 0.00 {5,100.00)

08SEP0S - CALL 1.00 01FEB10 5.50 0.500 0.000 (5,000,00) 0.00 (5, 000.00)

15SEP09 CALL 2,00 O01FEB10 5.85 0,530 0.000 (10, 500.00) n.00 (10, 600.00)

22SEP09 CRLL 1.00 O01FEB10 5.80 0.550 0.000 (5,500.00} .00 {5,500.,00)

295EPO9S CaLL 1.00 01FEB10 6.19 0.590 0.000 {5, 900,00} 7.00 {5, 900.00)

08CCT09 CALL 2.00 OlFEB10 6.30 0.610 0.000 . (12,200.00) 0.00 (12,200.00}

130CT09 CALL 1.00 C1FEBLO 5.90 0.590 0.000 {5,900.00) 9.00 (5,900.00}

200CT09 CALL 1.00 O1FEBLO 6.25 0.620 0.000 {6,200.00) 0.00 {6,200.00)

270CT09 . CALL 2.00 OI1FEBLO 5.65 0.550 0.000 (11, 000.00) ’ 0.00 (11,000.00)

03NOV09 CALL 1.00 O1FEB10 5.25 0.530 0.000 {5, 300.00) 7.00 {5,300.00)

10NOV09 CALL 1.60 O1FEB10 4.95 0.460 0.000 (4,600.00) . 0.00 {4,600.00) i

17NOVOS - caLL 2.00 O01FEB10 5,05 . 0.500 0.000 (10, 000, 00) 0.00 (10, 000.00)

24NOV09 CALL 1.00 OlFEB10 4.85 0.430 0.000 (4,300.00) 0.00 {4,300.00) |

01DECOY CALL 1.00 OIFEBLO 4.80 0.440 0.000 (4,400.00) 0.00 {4,400.00)

08DECO9 CALL 2.00 O1FEB10 5.10 0.460 0.000 {9,200.00) 0.00 {9,200.00)

15DECG9 . CALL 1.00 O1FEB10 5.50 0.460 0.000 (4,600.00) 3.00 (4, 600.00)

22DEC09 CALL 1,00 O1FEB10 5.65 "5.460 0.000 {4, 600.00) 7.00. (4,600.00)

29DEC09 CALL 2.00 O1FEB10 5.95 0.370 - 0.000 (7,400.00) 2.00 {7,400.00)

05JAN10 CALL 1.00 OlFEB10O 5.80 6.300 0.000 (3,000.00) .- D.0O (3,000.00)

12JAN10 CALL 1.00 O1FEBLO 5.50 0,290 0.000 (2,900.00) 0.00 (2,900.00)

19JAN10 CALL 2.00 OlFEBLO 5.45 0.220 0.000 (4,400.00) . 0D.00 " (4,400.00)

26JAN10 1.00 OlFEB1O 0.00 £.800 5.274 (48,000.00) 52,740.00 4,740.00

26JRN10 1.00 O1FES10 0.00 £.950 5.274 {49, 500.00) 52,740.00 3,240.00 :

26JAN10 2.00 O1FEBLO 0.00 5.050 5.274 {101,000.00) 105, 480.00 4,460.00 !

26JANLO 2.00 O01FEal0 0.00 5.450 5.274 {109, 000.00}) 105,480,00 (3,520.00)
' 26JAN10 1.00 O01FEBLQ 0.00 5.250 5.274 T (52,500.00) 52,7490.00 240.00

26JAN10 2,00 OLFEBLO 0.00 5.100 5.274 {102, 000.00) 105,480.00 3,480.00

26JAN10 1.00 OLFEB10 0.00 4.850 5.274 {48, 500.00} 52,740.00 4,240.00

26JAN10 CALL 1.00 OIFEB1O 5,58 @.050 Q0.000 (500.00) 9.00 {500.00)

27JAN10 -5.00 0LFEB10 0.00 5.270 5.274 263,500.00 {263,700.00} (200.00)

27JAN10 -5.00 OLFEB1O 0.00 5.285 : 5.274 263,250.00 (263, 700.00) 1450.00)

52.50 *01FEBO (435,345.60} 17,463.909 (387,879.60)

68.50 (435,345.60) 47,466.00 (387,879.80)
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JBE&GOPENPOSITIONS
Database: Zainet Merant Prod

SCEeG Outstanding Positions

Strike Price Trade Price Market Price Total Cost

"05MAR10 15:07
a/o 26FEBLO

Mark to Market

" Trade Date PUT/CALL LOTS Month Current Value
03MAROS CALL 1.00 01MAR1O 7.5000 €.6000 0.0000 (6,000.00) 0.00 (6,000.00)
10MAROS CALL 1.00 OIMAR1O 7.2500 €.5500 0.0000 (5,500.00) 0.00 " (5,500.00)
17MARO9 CALL 1.00° 0IMAR1O §.9500 €.5500 0.0000 (5,500.00) 0.00 (5,500.00)
24MARQ9 CALL 1.00 O01MAR1O 7.5500 €.5900 0.0000 {5,900.00} 0.00 (5,900.00})
31MARDS CALL 1.00 OIMAR1O 7.0500 €.5700 0,0000 {5,700.00) 0.00 (5,700.00)
O7APRO9 CALL 1.00 OIMAR1O 7.0000 €.5500 0.0000 {5,500.00) 0.00° (5,500.00)
14APRO9 CALL 1.00 DIMARLD 6.9500 €.5600 0.0000 (5,600.00} 0.00 (5,600.00)
21APRO9Y CALL 1.00 O0I1MAR1D 6.7500 €.5700 0.0000 (5,700.00) 0.00 (5,700.00)
28APRO9 CALL 1.00 O0IMARLO 6.6000 €.5500 0.0000 (S, 500.00) 0.00 (5,500.00)
0SMAY09 CALL 1.00 OIMARLO 6.7300 £.5800 0.0000 {5,800.00} 0.00 (5,800.00)
12MAYQ9 CALL 1.00 OlMARLO 7.3000 €.6300 0.0000 {6,300.00) 0.00 {5,300.00)
19MAYQ9 CALL 1.00 O01MARIQ 7.0500 0.5850 0.0000 {5,850.00) 0.00 {5,850.00)
26MAY09 CALL 1.00 O1MARLO 6.5000 0.5700 0.0000 {5,700.00) 0.00 (5,700.00)
02JUNOS CALL 1.00 01MARIQ 7.1800 0.6200 0.0000 {6,200,00) 0.00 {6,200.00)
G9JUNOS CALL 1.00 OIMARI1O 7.2000 0.6100 0.0000 {6,100.00) 0.00 {6,100.00)
16JUNOS CALL 1.00 O1MARLO 7.3500 0.6200 0.0000 (6,200.00) 0.00 (6,200.00)
23JUNOY CALL 2.30 OIMAR1O 6.5800 2.59%00 0.0000 {13,570.00) 0.00 {13, 570.00)
30JUNOS CALL 1.00 01MAR10 6.6500 0.5900 0.0000 {5,900.00) 0.00 (5,900.00)
07JULOS CALL 1.00 OIMAR10 6.4500 0.5400 0.0000 (5,400.00) 0.00 {5,400.00)
14JULOS CALL 1.00 O1MARI1O 6.3500 €.5300 0.0000 {5,300,00) 0.00 {5,300.00)
21JULOS CALL 1.00 OIMAR1O 6.4500 0.5600 0.0000 {5,600.00) 0.00 (S, 600.00)
28JULOY CALL 1.00 OIMAR1O 6.3000 0.5400 0.0000 (5,400.00) 0.00 (5,400.00)
04AUGG9 CALL 1.00 OIMARI1O 6.7500 q.5800 0.0000 {5,800.00) 0.00 {5,800.00)
11AUGO9 CALL 1.00 O0IMAR10 6.4500 €.5700 0.0000 {5,700.00) 0.00 (5,700.00)
1BAUGO9 CALL 1.00 O0IMAR1O 6.2000 €.5500 0.0000 (5,500.00) 0.00 {5,500,00)
25AUG09 CALL 1.00 01MAR1O 6.1500 0.5400 0.0000 (5,400,00) 0.00 (5,400.00).
01SEPOS CALL 1.00 OIMAR1O 5.8500 0.4900 0.0000 (4,900.00) 0.00 (4,900.00)
G8SEF09 CALL 1.00 OIMAR1O 5.6500 0.5000 0.0000 (5,000.00) 0.00 (5,000,00}
15SEP09 CALL 1.00 OIMAR1OD 6.0000 €.5400 0.0000 (5,400,00) 0.00 {5,400.00)
22SEPO9 CALL 1.00 O01MAR1O 5.9500 0.5500 0.0000 (5,500.00) 0.00 (5, 500.00)
29SEP09 CALL 1.00 O0IMAR1O 6.3300 0.5800 0.0000 {5,800.00) 0.00 (5,800,.00}
060CT09 CALL 1.00 OIMAR10 6.3500 @¢.5900 0,0000 (5,900.00) 0.00 {5,900.00)
130CT09 CALL 1.00 OIMAR10 6.0000 0.5900 0.0000 {5,900.00) 0.00 (5,900.00)
200CT09 CALL 2.00 O01IMAR1O 6.3500 0.6200 0.0000 (12,400.00) 0.00 (12,400.00)
270CT09 CALL 1.00 OIMAR10 5,7500 Q,5350 0.0000 (5,350.00) 0.00 (5,350.00)
03NOV09 CALL 1.00 OIMAR1O 5.4000 0.5200 0.0000 (5,200.00) 0.00 (5,200.00)
1ONQVQ9 CALL 1.00 OIMARIO 5,1000 0.4700 0.0000 (4,700.00) 0.00 {4,700.00)
17NOV09 CALL 1,00 O01MAR1O 5.2000 0,5100 0.0000 (5,100.00} 0.00 (5,100.00)
24NOV09 CALL 1.00 OIMAR1O 4.9500 0.4900 0.0000 (4,900.00) 0.00 (4, 900.00)
01DECO9 CALL 1.00 OIMAR1O 4.9500 0.4900 0.0000 (4,900.00} 0.00 (4,900.00)
G8DEC09 CALL 1.00 OQIMARLO 5.3000 0.5050 0.0000 (5,050.06) 0.00 {5,050,00)
15DECO9 CALL 1.00 OIMAR1O 5.6500 0.5450 0.0000 (5,450.00) 0.00 {5,450.00)
22DECO9 CAaLL 1.00 O0IMAR1Q 5.6500 0.5700 0.0000 (5,700.00) 0.00 {5,700.00)
29DEC09 CALL 1.00 QIMAR1O 5,9000 0.5250 - 0.0000 (5,250.00) 0.00 (5,250.00)
05JAN10 CALL 1.00 OIMAR1O 5.7500 0.4750 0.0000 (4,750,00) 0.00 {4,750.00)
12JAN10 CALL 1.00 O1IMARI1O 5.5000 0.4400 0.0000 {4,400.00) 0.00 (4,400.00)
19JaN10 CALL 1.00 OQ1MARI1O 5.4500 0.3900 0.0000 {3,900.00) .00 (3,900,00)
26JAN10 CALL 1.00 O0IMAR1O 5.5000 0.3200 0,0000 (3,200.00) 0.00 {3,200.00)
02FEB10 CALL 1.00 OIMARI1O 5.5000 0.2550 0.0000 {2,550.00) 0.00 {2,550.00)
G9FEBLO CALL 1.00 0IMAR1O 5.3000 €.2000 0.0000 {2,000.00) 0.00 {2,000.00)
L6FEB1D CALL 1.00 O1MARLO $.4500 0.1350 0.0000 {1,350.00) 0.00 {1,350.00)
23FEB10 CALL 2.00 O1MRK1O 4.8500 0.0400 0.0000 1800.00) 0.00 {800.00)
55,30 *01MAR1O (281,970.00) 0.00 (281,970.00)
31MAROS CALL 1.00 O1RPR1Q 6.7000 0.5400 0.0010 {5,400.00) 10.00 (5,390.00}
07APROS CALL 1.00 01APR10 6.6500 0.5400, 0.0010 (5,400.00) 16,00 (5,390.00}
14APROS CALL 1,00 01APRIQ 6.7500 0.5400 0.0010 {5,400.00) 10.00 (5,390.00)
21APRO9 CALL 1.00 O1APR10 6.5500 0.5500 0.0010 {5,500.00) 10.00 (5,490.00)
OSMAY0S CALL 1.00 O01APR1O 6.5300 0.5600 0.0008 (5,600.00) 8.00 (5,592.00)
12MAY09 CALL 1,00 O1APRLO 6.7000 0.6100 ¢,0010 {6,100,00) 10.00 (6,090.00)
15MAYO09 CALL 1.00 Q1APRI1OQ 6.7500 €.5800 0.0010 {5,800.00) 10.00 (5,790.00}
26MAY09 CALL 1.00 O01APR1O 6.7000 0.5450 0.0010 (5,450.00) 10.00 (5,440.00)
09JUNO3 CALL 1.00 OG1APRLO 6.9500 €.6000 5.0002 {6,000.00; 2.0C (5,998.00)
23JUNO9 CALL 1.70 01APRIQ 6.3800 0.5800 0.0013 (9,860.00} 22.10 ° (9,837.90)
30JUNO9 CALL 1.00 OlRPR1O 6.5000 0.5700 0.0010 (S, 700.00) 10.00 (5,690.00)
14JULOS CALL 1.00 OlAPRIO 6.2000 | ¢.5200 0.0030 (5,200.00) 30.00 (5,170,00)
21JUL09 CALL 1.00 OlAPR1Q 6.4500 0.5500 0.0010 {5,500.00}) 10.00 (5,490.00)
28JULOS CALL 1.00 OlAPRIO 6.2000 0.5400 0.0030 (5,400.00} 30.00 {5,370.00)
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04AUGO0S CALL 1.00 O0lAPR1O 6.6500 0.5700 0.0010 ’ (5,700.00) 10.00 . (5,690.00}
18RUG09 CALL 1,00 OlAPR10 6.1800 0.5400 ) 0.0026 (5,400.00) 26.00 . {5,374.00}
25AUG0S CALL 1.00 O1APRI1O - 6.1500 0.5400 0.0030 (5,400.00} 30.00 {5,370.00}
0LSEPOS CALL 1.00 O01APR1Q 5.8500 0.5000 0.0090 (5,000.,00) 90.00 (4,910.00)
Q8SEPO9 CALL 1,00 O1APR1Q 5,7000 9.5000 $.0163 {5,000.00} 163.00 . (4,837.00}
22SEP0S CALL 1.00 OlAPRI1O 6.0000 0.5500 0.0054 (5,500.00} 54.00 (5,446.00}
29SEP09 CALL | 1.0C OLAPR1O 6.3600 " 0.5800 0.0016 15,800.00) 16.00 (5,784.00)
Q60CT09 . CALL 1.00 OLAPR1O 6.4000 0.5800 0.0010Q {5,800.00) 10.00 (5,790.00)
130CT02 . . CALL 1.00 OLAPR1O 6.1500 0.5800 0.0030 (5,800.00) . 30.00 (5,770.00)
270CT09 - CALL 1.00 OLAPR1O 5.8500 0.5450 0.0090 {5,450.00) 90.00 (5,360.90)
Q3NOV09 CALL 1,00 OLAPR10 5.5500 6.5000 0.0270 {5,000.00} 270.00 (4,730.00)
10NOVQ9 CALL 1.00 OLAPR1O 5.2500 0.4650 0.0700 {4,650.00}) 700,00 (3,950.00)
17NOVO09 CALL 1.00 OLlAPR1O 5.3500 0.5100 0.0520 {5,100.00} 520.00 . (4,580.00)
O1DECOS CALL 1.00 OlLAPRI1O 5.1000 0.5000 0.1060 . {5,000.00} X 1,060.00 (3,940.00)
08DEC09 CALL 1.00 O1APR1D 5.5000 0.5150 0.0320 {5,150.00) 320,00 (4,830.00)
15DECO2 CALL 1.00 OlAPR1O 5.8500 0.5400 0.0080 {5,400.00) 90.00 (5,310.00)
22DECOS CALL 1.00 O1APRIO 5.8000 4.5700 0.0110 {5,700.00} 110.00 - {5,59¢.00)
05JAN1C CALL 1.00 0OlAPRLO 5.8000 0.5350 0.0110 (5,350.00) 110.00 (5,240.00)
12JAN10Q CALL 1.00 OlAPR1O 5.4500 0.5400 0.0380 {5,400.00) 380.00 {5,020.00) P
19JAN1CQ CALL 1.00 O1APRILG 5.5000 ¢.4800 0.0320 (4,800.00) 320.00 {4,480.00)
26JAN10 CALL 1.00 O01APR1O 5.4500 0.4400 0.0380 (4,400.00) .380.00 {4,02¢.00)
09FEB10 CALL 1.00 O01APRLC 5.2500 0.3550 0.0700 (3,550.00) 700.00 {2,850.00)
16FEBR10 CALL 1.00 O01APRLO 5.4500 0.3050 0.0380 (3.050.00) 380.00 {2,670.00)
23FEB10 CALL’ ' 1.00 01APRIO 4.8500 6.2550 0.1%960 (2,550.00) 1,860.00 - (590.00)
38.70 *01APRLO {202,260.00) 8,001.10 (194,258.90)
05SMAYOS CALL 1.00 0IMAY10 6,6200 0.5600 0.0139 (5,600.00) 13%.00 {5,461.00)
15MAY09 CALL 1.00 01MAY1Q 6,9000 0.5800 0.,0080 (5.,800.00) 80.00 {5,720.00)
02JUN0S CALL 1.00 01MAY10 7.0500 0.6000 0.0063 {6,000.00) 63.00 {5,937.00)
16JUNOS CALL 1.00 01MAY10 7.1000 0.6200 0.0060 {6,200,00) 60.00 {6,140.00)
30JUNGS CALL ©1.00 O1MAYLO 6,6500 0.5700 0.0127 {5,700.00) 127.00 {5,573.00)
07JUL09 CALL 1.00 0IMAY10Q 6.4000 0.5300 0.0200 (5.300.00) 200.00 . {5,100.00)
14JUL03 - CALL 1.00 OIMAY10 €.3500 0.5300 0.0220 (5,300,00) 220.00 {5,080.00)
28JULO2 CALL 1.00 O01MAY1O 6.3500 © 0.5400 0.0220 (5,400.00) 220.00 (5,180.00)
11AUGOS CRLL 1.00 O01MAY10 6.4500 0.5700 0.0183 {5,700.00) 183.00 {5,517.60)
25SAUGOS CALL 1.00 OIMAY10 6.3000 6.5500 0.0240 (5,500.00} 240.00 ) 15,260.00) H
08SEPOI CALL 1.00 OIMAYLO 5.9000 0.5000 0,0526 {5,000.00) £26.00 {4,474.00) ;
15SEPOS CALL 1,00 O1MAY1Q0 6.3500 0.5300 0.0220 (5,300.00) 220.00 {5,080.00)
22SEPO9 CALL 1.00 OIMAY10 6.15Q0 0.5500 0.0316 (5,500.00) 316,00 {5,164.00)
060CTOS CALL 1.00 01MAY10 6.5000. 0.5900 0.0170 ) (5,900,00) 170.00 (5,730.00)
200CT09 CALL 1.00 01MAY10 . 6.8000 0.5850 0.0140 {5,950.00) 140.00 {5,810.00)
Q3NOVO9 CALL 1.00 0IMAY10 5.7000 0.5200 0.0780 {5,200.00) R 780,00 14,420.00)
17N0V02 CALL 1.00 01MAY10 T 5.5000 0.5200 0.1130 (5,200.00) ’ 1,130.00 (4,070.00)
24NQVas CALL ‘ 1.00 "01MAY10 5.3500 0.4800 0.1470 (4,900.00) 1,470.00 (3,430.00)
01DEC09 CALL 1.00 0iMAY10 5.3500 0.5000 0.1470 (5,000.00) 1,470.00 (3,530.00)
15DECOS CALL 1.00 O01MAY10 6.0000 0.5500 0.0430 {5,500.00) . 430.00 (5,070.00)
29DECOY CALL 1.00 01MAY1OQ 6,0500 - 0.5800 0.0390 {5,800.00) 3%0.00 (5,410.00})
12JANL1O CALL 1.00 0IMAY10 5.5500 0.5500 0.1030 {5,500.00} 1,030.00 . (4,470,00)
26JRN1O CALL 1.00 OI1MAY1O0 5.5000 0.5000 0.1130 {5,000,00) 1,130.00 {3,870.00)
02FEB10Q CALL 1.00 0OIMAYLQ 5.5500 0.4600 0.1030 (4,600.00) 1,030.00 {3,570.00}
09FEB10 CALL 1.00 01MAY1Q0 5.3000 0.4450 0.1600 {4,450.00) 1,600.00 ’ (2,850.00}
23FEB10 CALL 1.00 01MAY1D 4.9000 0.3600 0.3040 {3,600.00} 3,040.00 {560.00)
26,00 *01MAY1O {138,900.00) 16,404.00 {122,496.00}
02JUNOS CALL 1.00 OlJUN1Q 7.2200 0.6100 0.0118 {6,100.00) 118.00 (5,982.00)
16JUNOS CALL 1.00 OLJUN1O 7.2500 0.6400 0.0110 - {6,400.00) 110.00 (6,290.00}
30JUNOS CALL 1.00 OLJUN1O 6.8000 0.5800 0.0235 {5,800.00) : 235,00 {5,565.00)
14JUL09 CALL 1.00 01JUN10 " 6.5500 0.5400 0.0360 {5,400,00) 380.00 (5,040.00)
28JULOS CALL 1.00 OlJUN1O 6.6000 . . 0.5450 0.0330 {5,450.00) 330.00 {5,120.00} i
11AUGOS CALL 1.00 01JUN1O 6,.6500 8.5700 0.0300 {5,700.00} 300.00 {5,400.00)
0BSZPQS CALL 1.00 O0lJUN1O . 6.1000 0.5100 0.0745 . (5.,100.00} 745.00 (4,355.00)
223EPCS L 1.00 01JUN10 §.3000 4.5600 0.0541 {5,600.00} 541.00 {5,05%.00)
060CTO9 CALL 1.00 OQLJUN1O 6.7000 0.5900 0.0280C (5,900.00) 280.00 ) {5,620.00)
200CT09 CALL 1.00 OLJUN1CQ 6.7500 0.6100 0.0280 . {6,100.00) 260.00 {5,840.00)
03N0OV09 CALL 1.00 01LJUN1O 5.9000 0.5200 0.1020 (5,200.00} 1,020.00 (4,180.00)
1780V09 CALL 1.00 0iJUN1O 3.7000 0.5300 ’ 0.1370 . 15,300.00) . 1,370.00 (3,930.00)
01DECO9 CALL 1.00 OLJUN1O 5.5500 6.5000 0.1710 (S,000.00) 1,710.00 (3,290.00)
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29DEC09 CALL 1.00 oOlgunlo 6.1500 2.6000 0.0690 - {6,000.00} 690.00 {5,310.00)
12JAN10 CALL 1.00 O1JUN10 5.7500 .J.5600 - 0.12720 {5,600.00) 1,270.00 (4,330.00)
256JAN10 CALL 1.00 O0LJUN1O 5.5000 J.5700 0.1831 . {5,700.00) 1,831.00 (3,8638.00)
O9FEB1D CALL ' 1.00 01JUN10 5.4000 1.4900 0.2110 {4,900,00} 2,110.00 {2,780.00
23FEB10 CALL 1.00 01JUN10 5.0000 J.4100 0.3560 (4,100.00) 3,560.00 (540.00)
18.00 *0LJUN1Q (99, 350.00) 16,840,00 {82,510.00
30JUNO9 GALL 1.00 01JULIO 7.0000 3.5800 0.0442 (5,900.00) 442.00 (5,458,00)
073UL09 CALL 1.0 O01JULLO 6.7000 2.5600 0.0660 (5,600.00) 680.00 (4,940.00)
1400109 CALL 1.00 01JUL10 6.8000 -9.5500 6.0577 (5,500.00) 577.00 (4,923.00)
28JULOS CALL 1.00 0Q1lJULIO 6.8500 0.5600 0.0540 (5,600.00) 540.900 (S,060.00)
11AUGOS CALL 1,00 D1JUL1O 6.9500 10,5800 0.0505 (5,800.00) 505.00 (5,295.00) .
25AUGOS CALL 1.00 01JUL1O . 6.8000 2.5600 0.0577 {5,600.00) 577.00 (5,023.00)
08SEPOY CALL 1.00 0QlJULlo 6.4000 2.5200 4.0870 {5,200.00)" 970.00 (4,230.00}
22SEPOS CALTL 1.00 01JUL1O &,6500 0.5700 ©.0703 {5,700.00} 763.00 (4,997.00)
060CT0Q CRLL 1.00 01JUL10 6.9000 0.6000 ¢.0510 {6,000.00} 510.00 {5,490.00)
200CTO09 . CALL 1.00 0lJUL1O 5.9000 0.8200 0.0510 {6,200.00}) 5§10.00 (5,690.00} .
03NOVO09 CALL 1.00 0LJUL1O 6.1500 D,5400 0.1320 {5,400.00} 1,320.00 (4,080.00)
1780vV09 CALL 1.00 01JUL1G 5.9000 5.5400 ¢.1790 {5,400.00) 1,790.00 (3,610.00)
01DECOS CALL 1.00 O1JUL1O 5.8000 0.5100 0.2010 ° {5,100.00} 2,010.00 {3,090.00)
1SDECO9 CALL 1.00 " 01JUL1O- 6.4000 0.5700 0.0970 {5,700.00) 970.00 {4,730.00)
22DEC09 CALL 1.00 01JUL10 6.3700 0.5800 0.1033 {5,800.00}) 1,033.00 {4,767.00}
23DECO9 CALL 1.00 01JUL1Q 6.5000 0.5650 0.0850 (5,650.00) 850.00 {4,800.00)
12JAN10 CALL 1.00 ©1JUL10 5.9500 0.5600 0.1690 (5,600.00) 1,690.00 {3,910.00}
26JAN10 CALL 1.00 O0lJUL10 5.7500 0.5700 0.2132 (5,700.00) 2,132.00 {3,568.00}
09FEBLO CALL 1.00 01JUL10 5.5000 2.5500 0.2830 (5,500.00) 2,830.00 {2,670.00})
23FEB1O CALL 1.00 01JULLO 5,0500 0.5000 0.4530 (5,000.00) 4,530.00 (470.00}
20.00 *01JUL1O (111,950.00) 25,149.00 (86,801.00)
04AUGO9 CALL 1.00 01AUG1O0 7.5500 0.6000 0.0508 (6,000.00) 508.00 {5,492.00)
11aUG0% CALL 1.00 O01AUG10 7.2500 4.5900 0.0697 (5,900.00) £€87.00 {5,203.00)
18A0G09 CALL 1.00 QlAUGLO 7.1500 4.5700 0.0770 (5,700.00) 770.00 (4,930.00)
01SEP09 CALL 1.00 O0l1AUG1O 6,7500 ¢.5500 0.1170 (5,500.00) 1,170.00 (4,330.00)
153EPO9 CALL 1.00 01AUG10 7.1000 0.5600 0.0820 (5,600.00) 820.00 14,780.00)
29SEPCS CALL 1.00 QLAUG10 7.1500 0.6000 0.0770 (6,000.00) 770.00 {5,230.00)
130CT09 CALL 1.00 OlAUGLO 6.9500 0.5800 0.0950 (5,900.00) 950,00 {4,950,00)
270CT08 CALL 1.00 O0lRAUG1O .6500 0.5800 0.129%0 (5,800.00) 1,290.00 {4,510.00}
1080V03 CALL 1.00 O0lAUG1O 6§.1000 0.5100 0.2220 (5,100.00) 2,220.00 {2,880.00}
24N0V0Ss CALL 1.00 01AUGLO 6.0000 0.5150 0.2440 (5,150.00}) 2,440.00 {2,710.00)
08DECO9S CALL 1.00 O0lAUG1O0 6.5500 0.5300 0.1430 (5,300.00) 1,430.00 {3,870.00}
22DEC09 CALL 1.00 O0LAUG10 £.6800 0.5800 0.1230 (S,800.00) 1,230.00 (4,‘570.00)
05JAN1Q CALL | .00 01lAUGLO 6.6000 0.5700 0.31360 (5,700.00) 1,360.00 {4,340.00)
19JAN1O CALL 1.00 0l1AUGLO %.1500 0.5800 0,2120 {5,800,00) 2,120,00 {3,680.00)
02FEBLO CRALL 1.00 01RUG10 5.9500 0.5700 0.2560 ($,700.00) 2,560.00 {3,140.00)
O9FEBLO CALL 1.00 0lAUGLO 5.7500 0.5500 0.3080 (5,500.00) 3,080.00 {2,420.00)
1&8FERLO CALL 1.00 0lAUGLO 5,8500 0,5600 0.2810 (5,600.00) 2,810.00 {2,790,00)
17.00 *01AUG10 (96,050.00) 26,225.00 (69,825.00)
O1SEP0S CALL 1.00 01SEP10 7.1500 4.55Q0 0.1250 (5,500.00) 1,250.00 {4,250.00)
15SEPD9 CALL 1.00 O1SEP1Q 7.4500 0.5800 0.0960 (5,800.00) 960.00 {4,840.00)
29SEPOS CALL 1.00 OISEP1O 7.3800 0.6200 0.1006 (6,200.00) 1,006.00 {5,194.,00})
130CT09 CALL 1.00 01SEP10 7.2000 0.6000 0.1190 (6,000.00) 1,190.00 {4,810.00)
270CT0S CALL 1.00 C1SEP10 6.9500 0.59800 0.1480 (5,800.00) 1,480.00 {4,320.00)
10NOVOS CALL 1.00 OlSEPLO 6.3500 §.5300 0.2440 (5,300.00) 2,440.00 {2,860,00})
24NQVOS CALL 1.00 O1SEP10 6.3000 0.5250 0,2540 (5,250.00) 2,840.00 {2,710.00)
08DECO9 CALL 1.00 O1SEP10 5.8500 0.5400 0.1610 (5,400.00) 1,€10.00 (3,790.00)
22DECO9 CALL 1.00 . OLSEP10 6.9800 0.5900 0.1416 (5,900.00) 1,416.00 {4,484.00)
29DECDS CALL 1.00 O01SEP10 7.0000 0.5850 0.1420 (5,950.00) .~ 1,420.00 {4,530.00)
05JANLO CALL’ 1.00 O1SEP10 6.8000 0.5950 0.1680 (5,950.00) 1,680.00 {4,270.00)
19JAN10 CALL 1.00 O0lSEP1O 6.4000 %.5800 0.2340 (5,800.00) 2,340.00 (3,460.00)
Q2FEBLO CALL 1.00 O0LlSEPLO 6.2500 2.5600 0.2940 (3,600.60) 2,6a0.00 (2,360.00}
18FEB1O CALL 1.00 O01SEP10 6.1000 0.5700 0.29680 (5,700.00) 2,560.00 {2,720.00})
14.00 *01SEP10 {80,150.00) 24,852.00 (55,198.00)
29SEP03 CALL 1.00 0l0CT10 7.9400 0.6200 0.1180 (6,200.00) 1,180.00 {5,020.00)
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130CTOS CRYLL 1.00 010CTiO 7.6000 0.6250 0.1480 {6,250.00) '1,480,00 (4,770.00)
200CT0S CALL - 1.00 oOlocTio 7.8500 0.6600 0.1280 (6,600.00) 1,260.00 (5,340.00)
270CT09° CALL . 1.00 010CT10 7.4000 0.6100 0.1630 {6,100.00) 1,630.00 {4,410.00)
10NOV09 CALL | 1.00 OlOCTLO 6.8000 0.5400 0.257¢ {5,400.90) .2,570.00 (2,830.00)
24N0OV09 CALL 1.00 0lcoCT1O 6.7500 0.5400 0.2660 {5,400.00) . . . 2,680.00 {2,740.00)
08DECO9 CALL 1.00 010CT1Q 7.5500 0.5500 0.1530 {5,500.00) 1,530.00 {3,970.00)
'22DECOS CALL - 1.00 Q10CT10 7.5700 6.5900 0.1533° {5,900.00) 1,533.00 {4,367.00)
0SJAN1Q CALL 1.00 01CCT10 7.2500 0,5850 - 0.1870 {5,850.00) 1,870.00 {3,980.00)
19JAN10 CALL 1.00 0lccTlo 6.7500 0.5900 0.2660 ({5,900.00) 2,660.00 (3,240.00}
02FEB10 CALL 1.00 010CTlO0 6.7000 9.5700 0.2760 (5,700.00) " 2,760.00 {2,940.00)
09FEB10 CALL 1.00 010CT10- 6.3500 0.5800 0.3500 (5,800.00) 3,500.00 {2,300.00)
16FEBLIO CALL 1.00 0ioCTlO 6.4500 0.5700 0.3270 (5,700.00) 3,270.00 (2,430.00)
13.00 *010CT10 . {76,300.00) 27,963.00 (48,337.00}
Q3NQV09 CALL 1.00 OLlNOViO 7.4000 9.6130 0.29%0 (6,150.00) 2,990.00 (3,160.00)
17NOV09 CALL ©1.00 01NOV10 7.2000 9.6000 0,2780 (6,000,00) 2,760.00 (3,240.00)
24NOV08 CALL 1.00 01NOV1OQ 7.1000 0.5800 0.2940 (5,800.00) 2,940.00 (2,860.00)
01DECOS CALL 1.00 OLNOViD 7.1500 ¢.5900 0.2850 (5,800.00) - 2,850.00 (3,050,00) P
08DEC09 CALL 1.00 QlNOV1O 7.8000 ¢,6000 0.18%0 [6,000,00) 1,890.00 (4,110.00)
15DEC09 CALL 1.00 01NOV1IO 7.8000 0.6250 0.1890 {6,250.00) 1,890.00 (4,360.00)
29DECDS CALL 1.00 Q1lNOVLO 7.6500 ¢.6500 0.2080 (6,500.00) 2,080.00 (4,420.00)
05JAN1O CALL 1.00 01NOV1O0 7.5000 Q,6250 0,2290 16,250,00) 2,290.00 (3,960.00)
120AN10 CALL 1.00 O01NOV1Q 7.1500 0.6100 0.2850 {6,100.00) 2,850.00 {3,250.00)
26JANLO CALL 1.00 O01NOV1Q 6.9500 0.6100 0.3230 {6,100.00) 3,230.00 (2,870.00)
02FEBLO CALL 1,060 01NOV1O0 6.9500 0.6000 0.3230 16,000.00) 3,230.00 {2,770.00)
09FEBLO CALL 1.00 01NOV10 6.6500 0.6000 0.3890 {6,000.00} 3,890.00 (2,110.00)
23FEBLO CALL 1.00 01NOV1O 6.1000 0.5500 0.5440 {5,500.00} 5,440.00 {60.00)
13.00 «01NOV1O (78,550.00) 38,330.00 (40,220.00)
01DEC09 CALL 1.00 01DEC10 7.5000 0.6400 0.2810 {6,400.00) 2,810.00 {3,590.00)
08DECO9 CALL 1.00 O01DEC10 8.1000 0.8400 0.1930 {6,400.00) 1,930.00 {4,470.00)
1SDEC09 CALL 1.00 '01DEC10 8.0500 ¢.86550 0.1990 {6,550.00) 1,9%0.00 (4,560.00)
22DEC09 CALL 2.00 O0iDEC10 7.9500 C. 6600 0.2130 {13,200.00) 4,260.00 {8,940,00)
29DEC09 CALL 1.00 01DEC10 7.8500 ¢, 6800 0.2250 {6,800,00) 2,250.00 {4,550.00)
05JAN10 CALL 1.00 01DEC10 7.7000 0.6500 0.2480 {8,500.00) 2,480.00 {4,020.00)
120AN10 CALL 1.00 01DEC10 7.5000 0.6500 0.2810 {6,500.00) 2,810.00 {3, 630.00)
19JaN10 CALL 2.00 O01DEC10 7.4500 ¢,6600 04.2900 {13,200.00) . 5,800.00 i7,400.00)
26JAN10 CALL 1.00 OIDECiO 7.2000 G.8500 ¢.3401 {8,500.00) 3,401.00 {3,099.00)
02FEB1O CALL 1.00 0IDECIO 7.1500 ¢.6500 0.3490 {6,500.00) 3,490.00 {3,010.00)
Q09FERBR1O -CALL 1.00 O1DEC10 6.49500 ¢.6400 0.4200 {6,400.00) 4,200.00 (2,200,00}
16FEBLO CALL 2.00 DIDEC1OD 7.0000 ¢.6300 0.3830 {12,600.00) 7,660.00 {4,940.00)
23FEB10 CALL 1.00 O0lDEC10 6.3500 ¢.5900 0.5690 (5,900.00) 5,690.00 (210,00)
16.00 *01DEC10 - (103,450.00) 48,771.00 (54, 679.00)
29DECO9 CALL 1.00 01JAN11 8.1500 . 6950 ’ 0.2630 (6,950.00) 2,630.00 (4,320.00)
G5JAN1O CALL 1.00 D01JAN11 8.1000 0.6800 0.2700 {6,800.00) 2,700.00 {4,100.00)
120AN10 CALL 1.00 01JAN11 7.8000 ¢.€6700 ¢.3210 © {6,700.00) 3,210.00 {3,490.00)
19JAN1Q CALL 1.00 01JAN11 7.8000 G.6700 g.3210 {6,700.00) 3,210.00 . {3,4590.900)
26JAN10O CALL 1.00 01JaN1l 7.5000 ¢.6800 d.3827 {6,800.00) 3,827.00 (2,973.00)
02FEB10 CALL 1.00 010aN11 7.4300 6.6800 0.3%920 {6,600.00) 3,920.00 (2,680.00)
09FEBLO CALL 1.0¢ 010aN1l 7.1500 0.6500 0.4640 {6,600.00) 4,640.00 (1,960.00) H
16FEB1D CALL 1.00 01JaN11 7.2500 C.6600 0.4390 {6,600.00) 4,390.00 (2,210.00) :
23FEB1O CALL 1.00 01JaN11 6.6500 ¢.61C0 0.6120 {6,100.00) 6,120.00 20.00
9.00 *01JAN11 (59,850.00) 34,647.00 (25,203.00)
02FEB10 CALL 1.00 01FEB11 7.6000 ¢.6500 Q4.3840 : {6,500.00) 3,840.00 (2,660.00}) ;
09fFEB10 CALL 1.00 O01FEB1l 7.3000 ¢.6500 $.4500 {§,500.00) 4,500.00 {2,000.00) ;
16FEB10 CALL 2,00 01FEB11l 7.3000 G¢. 6600 0.4500 (13,200.00) 9,000.00 {4,200,00)
23FEB10 CALL 1.00 O01FEB11 6.8500 G,5800 0.5700 {5,800,00}) X 5,700.00 {100.00}
5.00 *01FE311 (32,000.00} 23,040.00 (8,960.00)

245.00 - {1, 360,780.00) 290,322.10 {1,070,457.90)



